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Abstract: In this paper, we study a variational problem with nonconstant gradient constraints. Several
aspects related to problems with gradient constraints have been studied in the literature and have
seen new developments in recent years. In the case of constant gradient constraint, the problem
is the well-known elastic—plastic torsion problem. A relevant issue in this type of problem is the
existence of Lagrange multipliers. Here, we consider the equivalent Lagrange multiplier formulation
of a nonconstant gradient-constrained problem, and we investigate the class of solutions having a
radial symmetry. We rewrite the problem in the radial symmetry case, and we analyse the different
situations that may arise. In particular, in the planar case, we derive a condition characterizing the
free boundary and obtain the explicit radial solution to the problem and the LP Lagrange multiplier.
Some examples support the results.

Keywords: nonconstant gradient constraints; Lagrange multipliers; radial solutions

1. Introduction

In this paper, we deal with a nonconstant gradient-constrained problem and the
Lagrange multipliers associated with the problem.

In particular, we aim at studying the existence of radial solutions to its equivalent
Lagrange multiplier formulation and investigating the free boundary.

The gradient-constrained problem is a classical problem that was subject to intense
study a few decades ago. In its variational form, associated with the Laplacian, it reads

n ) 2
Findue K=<ve Hé’z(Q) . |Dof? = 2(85) < G(x), a.e. in Q ; such that:
i=1 \o%i

ou < v ou

n
X e o

where () C R" is an open bounded convex set with Lipschitz boundary 9Q), F € LP(Q}),
p > 1 (see [1,2] and references therein for several applications related to the problem).

)dxz/QF(v—u)dx Vv €K, 1)

An existence and uniqueness result in leof Q)N Wg’m(Q), with 1 < p < oo, for
general linear elliptic equations with a nonconstant gradient constraint G(x) € C?(Q)
is proved in [3]. Regularity results for the solutions to the same problem are contained
in [4-7].

A possible tool for studying this problem under a suitable condition for the constraint
G is to rewrite the problem as a bi-obstacle problem, where the obstacles solve a Hamilton-
Jacobi equation in the viscosity sense.

Following this method, in [8], the author studies a nonconstant gradient-constrained
problem formulated by means of the variational inequality:

Symmetry 2022, 14, 1423. https:/ /doi.org/10.3390/sym14071423

https://www.mdpi.com/journal/symmetry


https://doi.org/10.3390/sym14071423
https://doi.org/10.3390/sym14071423
https://creativecommons.org/
https://creativecommons.org/licenses/by/4.0/
https://creativecommons.org/licenses/by/4.0/
https://www.mdpi.com/journal/symmetry
https://www.mdpi.com
https://orcid.org/0000-0001-8503-9630
https://orcid.org/0000-0002-7229-5464
https://doi.org/10.3390/sym14071423
https://www.mdpi.com/journal/symmetry
https://www.mdpi.com/article/10.3390/sym14071423?type=check_update&version=1

Symmetry 2022, 14, 1423 20f 13

n 2
Findu e K= {v € Hy*(Q) : |Dof* = 2(80) < G(x), ae. in Q} such that:

=1\ 0%
./K.)L‘u(v—u)dxz/ﬂl-"(v—u)dx, Vv e K, (2)
where . .
tu=-3, (015 ) + Lh) 5 e

and G(x) € C?(Q), G(x) > 0. The author proves that the nonconstant gradient-constrained
problem admits a Lagrange multiplier, which is a Radon measure if the free term of the
equation f € LP, p > 1, whereas, if f is a positive constant and under a suitable condition
for G, the Lagrange multipliers belong to L?.

We refer to [9-12] for other studies on the Lagrange theory and its application to
variational models in which the existence of a Lagrange multiplier, that is always a relevant
issue in this type of problem, is investigated.

In [2], the author considers a stationary variational inequality associated with the
Laplacian, with nonconstant gradient constraint [Du| < G(x), and proves the existence of
a Lagrange multiplier assuming that the bounded open not-necessarily-convex set () has a
boundary 9Q) € C2. In particular, the author proves that if F € L*(Q), G € C2(Q), G > 0,
and AG? < 0, the problem

" 9 ou .
—Au—izlajq<yajq> =F aeinQ)
u=20 on 0Q) @)
|Du| < G a.e.in Q
uw>0 a.e.in Q)
#(G—|Du|) =0 a.e. in Q)

has a solution (y,u) € L1(Q) x W-*(Q), for any g > 1.

Let us stress that, in the case of G = 1, problem (1) is the well-known elastic—plastic
torsion problem (see [13-16] and the references therein).

An interesting issue in the field of partial differential equations is the investigation
of the class of solutions with symmetry. This study may provide some information on
the problem under consideration, and it is also justified by the applications of symmetric
solutions in problems that appear in mathematical physics.

The class of solutions with radial symmetry for the elastic—plastic torsion problem
associated with the Laplacian, was studied in [17], where the author finds the formal
explicit radial solution to the elastic—plastic problem in the case F = const > 0 and n = 2.

This result is generalized in [18] to the case F € L (Q), p > 2.

In this paper, we investigate for n = 2 the existence of radial solutions to (3), that is,
the equivalent Lagrange multiplier formulation of the nonconstant gradient-constrained
problem (2). In particular, we show, under a suitable condition, the existence of solutions
(#,u) € LP(Q) x W2P(Q) to (3) that are of the radial type, namely 7(x) = u(|x|) = u(p),
u(x) = ¢(lx[) = ¢(p)-

Moreover, by denoting

E={pcl01]: ¢'(p)l <g(0)}
and

P={pel01]: [¢'(o)l = g(0)},
we determine a necessary and sufficient condition for the region P to exist, and we charac-
terize the free boundary.

Let us recall that in the case ¢ = 1, namely, when conditions (3) represent the elastic—
plastic torsion problem, the region E is the elastic region and P is the plastic region. Analo-
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gously, in the case of nonconstant gradient constraints, we again denote the plastic region
by P.

The paper is organized in the following way. In Section 2, we state the assumptions
and the main results of the paper. In Section 3, we determine, under condition (5), the
existence of two regions E = [0,p] and P = [p,1], in which |Du| < G(x) and |Du| =
G(x), respectively. Moreover, we verify that the solution u(x) of (3) belongs to W7 (Q)).
Condition (5) is a necessary and sufficient condition for the region P to exist. Indeed,
in Section 4, we study the cases in which condition (5) is not satisfied and show that, in this
situation, only the region E may exist. Moreover, in Section 5, we provide some examples
in different situations, and the explicit solutions are determined. Finally, in Section 6,
we highlight the relationship between the problem under consideration and the obstacle
problem, and in Sections 7 and 8 we summarize our results and consider future work.

2. Statement of the Problem

Now, we assume that () is the ball of R”, n > 2, of radius 1 centred at the origin,
F € LP(Q), p > n,and G(x) € C?(Q), G > 0. Moreover, F and G are of radial type, namely
F(x) = f(|x]) = f(p) and G(x) = g(|x]) = g(p), with [x[ = p, p € [0,1].

Our aim is to investigate the existence of solutions (%,u) € LP(Q) x W2P(Q) to (3)
that are of radial type, namely 71(x) = pu(|x|) = u(p), u(x) = ¢(|x|) = (p)

In these settings, since u(x) = ¢(p), g—;‘i = (p’(p) ,Au=¢" + 71 '(p), |Dul = ¢'(p),
bearing in mind that |Du| < G, conditions (3) become

¢'(p)] <glp) ae in[01];
u(p) >0 ae.in[0,1];
ne)(glp) = ¢'(p)]) =0 ae. in[0,1); )

n

(o) - ;1¢'<p>—ﬁ£(u§;)=f<p> ae.in 0,1,

Now, we are able to obtain our main results that hold for n = 2.
We suppose that there exists p € (0,1) such that

/fpf (0)dp = pg(p)- (5)

We show that condition (5) is a necessary and sufficient condition for the plastic region
P to exist, and we characterize the free boundary.
For this purpose, we also assume that:

¢(p) is a nonincreasing function in [0, 1]; (6)

pf(p) > 0 is a nondecreasing function in [0, 1];
pg(p)g' (p) < 0 is a nonincreasing function in [0, 1].

Let us emphasize that the condition “pg(p)g’(p) is a nonincreasing function” ensures
the extra assumption on G, AG2 <0, required for the existence of a Lagrange multiplier in

L1(Q)) (see [2]).

The main results of the paper are formulated in the following theorems.

Theorem 1. Let Q) be the ball of R? of radius 1 centred at the origin. Under conditions (5) and (6),
the region

E={pe01]: |¢'(o)| <glp)} = [0,p]
and the region
P={p<01]: [¢'(0)l =&(p)} = [p,1].
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Moreover, the solution ¢ to (4) is

o1 gt 1 )
o(p) = né?éaﬂ”WW+égmﬂ p € [0,p]

Jy gty pe (1]

and it results in u(x) = ¢(|x|) € WP (Q).
Finally,
p € [0,0]

0
plo)=q L fF . >
{pﬁmﬂhﬁww 1 pelpl]
and u(p) € LP(0,1).

Moreover, we are able to prove that if condition (5) is not satisfied, namely, Vp € (0,1)

1 P 1 fe
= ["of(o)de <g(e) or - ["of(e)de > glp),
pJo pJo
the region P does not exist.
Due to the gradient constraints |¢’(p)| < g(p), the case

; [ of@yie>g(0) ¥pe @)

is not admissible in our framework, since it implies

¢'(p) < —glp) Yo e (0,1).

Then, we may state the following theorem.

Theorem 2. Under conditions (6), if

;A%WWMU<8@)VPEWJ%

then
19" (0)] < glp) Ve el01],
namely,
E=[0,1].

Moreover, the solution ¢ to (4) is

w@=4?A%WMMtw6mH
This results in u(x) = ¢(|x|) € W?P(Q).

3. Investigation of the Free Boundary

This section contains the proof of Theorem 1.

In particular, first, for n = 2 we investigate, under condition (5), the existence of two
regions E = [0,p] and P = [p, 1], in which |¢'(p)| < g(p), u(p) = 0and |¢'(p)| = g(p),
i(p) > 0, respectively.

p p
Then, in [p, 1], we should have ¢(p) = / g(H)dt+cor¢(p) = — / g(t)dt + c. Since
0 0

we are searching for solutions ¢(p) > 01in [0,1] (indeed, when f = const. > 0, ¢(p) is
non-negative) and taking into account the fact that ¢(1) = 0, it follows that
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1
o(p) = | s()dr =0 infp,1] )
Furthermore, since we are searching for ¢(p) such that ¢'(p) is continuous, this
results in
¢'(p) = —&(p). ®)
In [0,p] u(p) = 0, then, from (4), we obtain
n—1
—9"(p) = ——9'(0) = fp),

thatis, forn =2,

o)~ O _ g,

D(p¢'(p)) = —pf(p),

and by integration between p and p, requiring (8), we obtain

p0'(p) = [ of (o) ~ps(p) Vo < (071 ©)

If p = 0 we regain condition (5), whereas for p € (0, p]

1 (P [ _
9'(p) = 7/ of(e)do— £ g(p) vp e (0,). (10)
P e P
By virtue of (5), we have:
[P of(o)de —pg(p)
¢'(0) =
p
(11)
_ [P of(0)do — [£ of(0)do —pg(p) _ JEof(o)do
P P
Let us remark that, from the assumption F(x) € LP(Q)), p > 2, it follows that
li =0. 12
Jim pf (k) (12)

Then, ¢'(p) is continuous in (0,9], ¢'(p) < 0in (0,p]. Moreover, if we check the
behaviour for p = 0, we have

s d
lir(r)l+ "(0) = lir& Jo of (0)do -
p— p— P (13)
= li =0
) pf(p) =0,
and ¢’(p) is continuous in [0, p], assuming that ¢'(0) = 0.
We must verify that
’ 1 e —
o(p) =~ [ of(o)io > ~g(p) o (07 (14
namely,
1 P _
5 @) <o) Vo e (07 (15)
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The assumption (6) implies that the function % f(f of(o)do is also a nondecreasing
function in (0, p]. Indeed, it results in

p(5 [[er@uc) = 5 (o)~ [ eferar),

and since pf(p) is a nondecreasing function in (0, 1), we obtain

[ ef@de < [ p(orde =021 (p),

D(; /Opaf(a)chr) > 0.

Then, by virtue of (5) and (6),

namely,

S [ ef@e <3 [Coftorar =5p) <o) Ve 07
and (15) is achieved.

Now, we may derive the explicit solution ¢(p) in [0, ].
From (11), we obtain Vp € (0, p]

- _ /op % /Ot of(o)dodt +c. (16)

By virtue of (7),

) :/plg(t)dt: —/f%/otaf(a)dadt—i-c, (17)

c:/plg(t)dt—/po1/0tfff((f)dadt

we have

and hence, in (0, ]

¢(p) _/pPl/ of (o dadt+/ (18)

Then, from (11) and (18) it follows that the solution ¢(p) > 01in (0, p] is nonincreasing
in (0, p]. It remains to study the behaviour of ¢ at p = 0.
We have already verified that ¢'(p) = —% fop o f(0)do is continuous. Hence, we obtain

I /ﬂ/t () dodt /mft (0)dodt < +
m — or\o)ao = — or\o)ac o0
p—0+ Jo t Jo f o tJo f ’

and ¢(p) is continuous in [0, p].
Finally,

o'(0) = | of(@)io—fp) acin(07)

Let us observe that by virtue of (6),
o'0)= 5 [ of @~ () < 5 [ pf(pdo —f(p) =0 acin0,7].

In the same way as in [18], it is possible to verify that u(x) = ¢(|x|) € W?P(Q). It
can also be noted that this method is applicable to the study of evolutionary equations
(see [19]).
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Let us now investigate the region P = [p,1]. We have already found the explicit
solution in [p, 1], namely ¢(p) = fpl g(t)dt.

In the interval [p, 1], since ¢'(p) = —g(p), ¢" (p) = —¢'(p), E?TZ = go’(p)%, we obtain
n—1 1 _ .o
g'(p) + 58+ i1 D(o" 'u(p)g(p)) = f(p) a-e.in[p,1]

If we assume n = 2, we obtain

3(0) + ;gm + ;D@y(mg(p» — f(p) ae.in[p1]

and
D(og(p) +pu(p)g(p)) = pf(p) ae.in[o,1].

By integration, since y(p) = 0, we obtain

1 0 D=
u(p) = m/o of(o)doc—1 ae.in[p,1].

We must verify that y(p) > 0, namely,
1 /'P
—— | of(0)do > 1. (19)
pg(p) Jo /)

Repeating the same arguments as above, we may prove that the function % fop of(o)do
is nondecreasing in [p, 1]. Then, by virtue of (5) and (6), it results in

1 /1 /p > 1 <1/P ) g(p) _

— - ocf(o)do | > —| = of(o)do ) =<~ >1 Vpelpl],

S(P)<P o T @ \5d T 8(p) pelpd
that is, the desired condition (19).

It is easily seen that u(p) € L?([0,1]).

In order to complete the investigation of the free boundary, let us check whether it
could happen that the region P = [0, p] and the region E = [p, 1]. In this case, from (4), it
follows that
n—1 1

+
5 g(p) =

g (p) + D(p" 'u(p)g(p)) = f(p) ae.in (0,p]

If we assume n = 2, we obtain

' (p) + ;g(p) + ;wa)g(m) = f(p) ae.in (0,p]

and
D(pg(p) +on(p)g(p)) = pf(p) a.e.in (0,p]. (20)
hIntegrating (20)in [p,p], p € [0,p], and assuming u(p) = 0, since u(p) = 01in [p, 1],
1 [ P B
O = s - | Paf(a)do-] ~1=
= 0200 {/0 af(a)da—/p U'f(U')dO} -1= (21)
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Since the function % f(f of(o)do is nondecreasing in (0, p] and by virtue of (5) and (6),
this results in

g(lp)@ h Uf(a)da> = g(1p)<:) op”f(")d”> B g(p; <1 Vpe (0]

namely,
u(p) <0 Vp € (0,p].

In conclusion, if we assume (5), the case P = [0, p] and E = [p, 1] cannot happen.

4. Proof of Theorem 2

In this section we investigate, for n = 2, what happens if Equation (5) does not admit
any solution p € (0, 1], namely Vp € (0,1]

1 /e 1 /e
o ) et <o) or - [Cof(e)io > (o). @
Let us stress that due to the gradient constraints |¢’(p)| < g(p), the case
1 e
E/O of(o)do > g(p) Vp € (0,1] (23)

is not admissible in our framework, since it implies

9'(p) < —g(p) Vpel[o1]. (24)
From now on, we suppose that

1 [P
5/0 of(o)do < g(p) Vp e (0,1]. (25)
As a consequence of the investigation of the free boundary in Section 3, in this case we
obtain the result that the region P does not exist.
In the same way as in [18], we obtain that

oy = L[t ¢'(1)
7o) = /p of(o)do + 2 p e (0,1] (26)
Assuming
1 1
Jim [ af(o)io = [ of(o)ie = —'(1), @7)

¢'(p) € LP([0,1]).
Indeed, by virtue of (27), we have

lim ¢'(p) = lim

p—0F p—0t
= lim — o of (7)o =0.
p—0* p
Then,
/ 1 p
o(p) =~ [ af(e)io vp e 1] @8)

is continuous in [0, 1], assuming ¢’ (0) = 0. Moreover,

19" (o)l < g(p) Vpel01],
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thatis, E = [0, 1].
It follows, since ¢(1) = 0, that

5. Examples

Example 1. Let us consider a first example, namely, f = const =k > 0and g(p) =

Obviously, condition (6) is verified.
If we consider a first case, f =k > 2e~ 2, the region P exists, since Equation (5)

0
/0 kodo = pg(p),

namely,

admits a solution p € (0,1).
Then, by (18), we obtain the continuous function

o t 1 .

/ %/ kadadt+/ e*%dtzg(p2—p2)+2(e*§
A A
o) =1 " ’

flefidt—Z *%—e*%) inP =

It is easily seen that u, Du € LP(Q) and

1] 2 XX 2 5;i0% — x;x; b
[P dx= [ Y o"0)75 + ¥ o (0) "] pdp
/Q 0 |ij=1 P ij=1 P
o 1
c(p) Uo k”pdp+/ﬁ plpdp} < co.
Finally, the Lagrange multiplier 1i(p) exists and belongs to LP([0,1]):
’ kodo — 1—7p62 —1>0 inP=|[p1]
0
wo)={ P
0 in E=10,p).

NI

—e %) inE=[0,p)

Pl

(29)

If we consider the other case, f = const =k, 0 < k < 26*%, the region P does not exist, since

p > 1is the solution to Equation (5).
Then, E = [0,1]. In fact, from (28) we obtain

k
¢'(p) = =50 Vpe[01],

then

N\‘c

4
2

<¢'(p)<ez Ypelo1]

and (27) is verified.
Then, from (29), we obtain the continuous function

plo) = 50— )

Here, ¢(p) as in (30) and y = 0 verify conditions (4) in [0,1].
Moreover, u € WP (Q). In fact, it is easily seen that u, Du € LP(Q)) and

(30)
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11 2
/Q|D2u|pdx:/ Y. ¢

0 ij=1 P
< C/o pdp < oo.

p

2 z]P
Z Pi pdo

Example 2. Let us now consider problem (4) with f(p) = :a, O<a<l

The condition o < 1 ensures that F(x) € LP(Q),2 =n < p < 2. Moreover, condition (6) is

verified.
If we consider the case k > 232, the region P exists, since Equation (5)
e?
Pk -
/0 s d(T:/O ko' ~*do = pg(p),

namely,

k 1—a -£

= 2

2—af ¢

admits a solution p € (0,1).
Then, from (18), we obtain the continuous function

k

rr v R B C
9(p) = (2_“)2( )

2% —e2) in P = [p,1].
It is easily seen that u, Du € L¥(Q) and

1
/|D2u|pdx:/
(@) 0

2 02 p
Z // + Z 1]7 pdp
=1 ij=1 0
< c/p P dp < co.
0

Moreover, the Lagrange multiplier u(p) exists and belongs to LP ([0, 1]):

xl]

k 1—a ) _
£ ;120 inP=(p1

— =g — 1= —
lp) =4 P70 Tt
0 in E=10,p].
Finally, if we consider the other case 0 < k < 2;1“, the region P does not exist, since the
2

e
hypotheses of the zero theorem are not satisfied in [0,1] and p > 1 is the solution to (5).
Then, E = [0,1]. In fact, from (28), we obtain

ko 4
2—zxp

¢'(p) = - ™ Yoelo1],

then

N\'C

4
2

<¢'(p)<e 2 Vpel[01]

and (27) is verified.
Then, from (29), we obtain the continuous function

op) = Gz —¢"") Vo) (31)
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Here, ¢(p) as in (31) and y = 0 verify conditions (4) in [0,1].
Moreover, u € W*P(Q). In fact, it is easily seen that u, Du € LP(Q) and

1
/|D2u|pdx:/
Q 0

2 XX 2 5;i0% — x;X; P
Y o' (0) S+ Y @) T2 o L pdp

= ij=1
= C/ o'~ Pdp < oo,
0

since p < %

6. Relationship with the Obstacle Problem

In this section, we highlight the relationship between the radial solutions to the non-
constant gradient-constrained problem under consideration and to the obstacle problem.
In the case F = const > 0 in [8], the author proves, under the extra condition

9 oG
_ g = > i
2, o, <az] ax-> >0 inQ), (32)
ij=1 ]

the equivalence between the problem

n 2
Findu e K= {v € Hy*(Q) : |Dof* = 2(;;) < G(x), ae. in Q} such that:
i=1 \ 9

/Eu(v—u)dxz/ Flv—u)dx, YveKk,
o) Jo

and the obstacle problem
Find u € Kyy = {U € H(l)’Z(Q) o(x)] < W(x) ae. in Q} such that:

/Qﬁu(v—u)dxz/nf(v—u)dx, Vv € Ky. (33)

According to the definition by P.L. Lions in [20], the obstacle W € H'*(Q) is the
viscosity solution to the Hamilton—Jacobi equation

{ IDW| = /G(x) a.e.inQ (34)

W=0 on 0Q)

defined by

W(x) = infyeanl(x, xo) (35)

Lx o) = inf{ [ /o(E(eas ¢ 0,7] -

¢(0) = x, §(To) = xo, |5 (s)| < Lae.in [0, Tyl }.

In our settings, that is, the gradient constraint |[Du| < G(x), condition (6) implies that
the extra condition on G is verified, namely AG? < 0. Then, from Theorem 1 in [8], it
follows that the solution u to the gradient-constrained problem coincides with the solution
to the obstacle problem, with the obstacle function

with

(36)

In the case ¢ = 1, that is, the elastic—plastic torsion problem, the obstacle is w(p) =
1 — p, namely, the distance function.
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Let us remark that in [8], the author provides an example that shows that the obstacle
problem is not always equivalent to problem (2), even for n = 1.

7. Discussion

In this paper, we studied a nonconstant gradient-constrained problem. In this context,
several results have been obtained in the literature, concerning different aspects such as
the existence and regularity of solutions, the relationship with the obstacle problem, the
existence of Lagrange multipliers, and so on.

Moreover, in the framework of partial differential equations, an interesting research
direction is the study of solutions with symmetry.

In this paper, we focused on the existence of solutions with radial symmetry to the
Lagrange multiplier formulation of a nonconstant gradient-constrained problem.

We rewrote the Lagrange multiplier problem in the radial setting and analysed all the
possible cases.

We investigated the free boundary and determined a necessary and sufficient condition
that ensures the existence of an elastic region and a plastic region. If this condition is not
satisfied, we verified that the plastic region does not exist.

The results were supported by some numerical examples. Finally, we provided some
comments on the relationship with the obstacle problem in the radial setting.

8. Conclusions

In the literature, the nonconstant gradient-constrained problem has been deeply
investigated and has seen some recent developments. As it concerns the interesting issue
of the existence of radial solutions, only the elastic—plastic torsion problem in the planar
case was investigated, i.e., when the gradient constraint is constant.

We studied the case of nonconstant gradient constraint and found the explicit Lagrange
multiplier and the explicit solution in the possible cases, that may arise.

In the future, we would like to generalize the result of the existence of radial solutions
to the problem under investigation in a ball of R", n > 2. Moreover, we will investigate the
class of solutions to the same problem with axial symmetry, as in [21].
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